Insurance: Mathematics and Economics 20 (1997) 313 


Author Index Volume 20 


(The issue number is given in front of the page numbers) 


Asmussen, S. and M. Taksar, Controlled dif- 
fusion models for optimal dividend pay-out (1) 1- 15 


De Schepper, A., see Vanneste, M. (1) 35- 41 

De Vylder, F., M. Goovaerts and E. Marceau, 
The bi-atomic uniform minimal solution of 
Schmitter’s problem 

De Vylder, F., M. Goovaerts and E. Marceau, 
The solution of Schmitter’s simple prob- 
lem: Numerical illustration (1) 43- 58 


(1) 59- 78 


Dekker, R., see den Iseger, P.W. (1) 23- 34 


den Iseger, P.W., M.A.J. Smith and R. 
Dekker, Computing compound distribu- 
tions faster! (1) 23- 34 

Denuit, M. and C. Lefévre, Some new classes 
of stochastic order relations among arith- 
metic random variables, with applications 
in actuarial sciences 

Dhaene, J., see Vanneste, M. 


(3) 197-213 
(1) 35- 41 


Furrer, H., Z. Michna and A. Weron, Stable 
Lévy motion approximation in collective 


risk theory (2) 97-114 


Gerchak, Y. and S. Wang, Liquid asset al- 
location using “newsvendor” models with 


convex shortage costs (1) 17- 21 
Gjessing, H.K., see Paulsen, J. (3) 215-223 
Goovaerts, M.J., see Vanneste, M. (1) 35- 41- 
Goovaerts, M., see De Vylder, F. (1) 43-— 58 
Goovaerts, M., see De Vylder, F. (1) 59- 78 


Gourieroux, C. and O. Scaillet, Unemploy- 


ment insurance and mortgages (3) 173-195 


Haberman, S., L.Y. Patrick and Wong, Mov- 
ing average rates of return and the variabil- 
ity of pension contributions and fund levels 


for a defined benefit pension scheme (2) 115-135 


Elsevier Science B.V. 


MATHEMATICS & ECONOMICS 
Lefevre, C., see Denuit, M. (3) 197-213 
Marceau, E., see De Vylder, F. (1) 43- 58 
Marceau, E., see De Vylder, F. (1) 59- 78 
Michna, Z., see Furrer, H. (2) 97-114 


Milevsky, M.A., The present value of a 
stochastic perpetuity and the Gamma dis- 
tribution (3) 243-250 

Patrick, L.Y., see Haberman, S. 

Paulsen, J. and H.K. Gjessing, Optimal 
choice of dividend barriers for a risk pro- 
cess with stochastic return on investments (3) 215-223 


(2) 115-135 


Scaillet, O., see Gourieroux, C. (3) 173-195 
Sercu, P., The variance of a truncated random 


variable and the riskiness of the underlying 


variables (2) 79- 95 
Smith, M.A.J., see den Iseger, P.W. (1) 23- 34 
Taksar, M., see Asmussen, S. (1) 1-15 


Taylor, G., Reserving consecutive layers of 


inwards excess-of-loss reinsurance (3) 225-242 


Vanneste, M., M.J. Goovaerts, A. De 
Schepper and J. Dhaene, A straightfor- 
ward analytical calculation of the distribu- 
tion of an annuity certain with stochastic 


interest rate (1) 35- 41 
Wang, S., see Gerchak, Y. (1) 17- 21 
Weron, A., see Furrer, H. (2) 97-114 
Wong, see Haberman, S. (2) 115-135 


2s 

| 

i 

| 

| 

| 

| 

| 


‘ 
, 
‘ 
; 
H 
i 
i 
{ 
5 


